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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 10/31/06  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 10/31/06 
 

POOL: LGIP-GOVERNMENT (7) 
 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 55480 TPCG0349 CITIGROUP GLOBAL M  5.290 11/01/06  5.290 Aaa  AAA   1086000000.00   100.00000 2  1086000000.00  1086000000.00                 
 55490 TPDB0118 DEUTSCHE BANK       5.300 11/01/06  5.300 Aaa  AAA  318,000,000.00   100.00000 2 318,000,000.00 318,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    5.292            1404000000.00                1404000000.00  1404000000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    99.81000 2   9,999,037.89   9,981,000.00      -18,037.89 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130 Aaa  AAA   20,000,000.00    99.81000 2  19,996,067.09  19,962,000.00      -34,067.09 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151 Aaa  AAA   20,000,000.00    99.61000 2  19,995,212.77  19,922,000.00      -73,212.77 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261 Aaa  AAA   10,000,000.00    99.61000 2   9,995,860.04   9,961,000.00      -34,860.04 
 49456 912828DF U S TREASURY NOTE   3.000 12/31/06  3.593 Aaa  AAA   20,500,000.00    99.61000 2  20,480,748.06  20,420,050.00      -60,698.06 
 49635 912828DF U S TREASURY NOTE   3.000 12/31/06  3.657 Aaa  AAA   25,000,000.00    99.61000 2  24,974,015.85  24,902,500.00      -71,515.85 
 49290 912828DJ U S TREASURY NOTE   3.125  1/31/07  3.667 Aaa  AAA   25,000,000.00    99.52000 2  24,967,453.10  24,880,000.00      -87,453.10 
 49216 912828DS U S TREASURY NOTE   3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.31000 2  49,978,545.42  49,655,000.00     -323,545.42 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.31000 2  24,990,491.38  24,827,500.00     -162,991.38 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.520           205,500,000.00               205,377,431.60 204,511,050.00     -866,381.60 
  
    9 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    5.066            1609500000.00                1609377431.60  1608511050.00     -866,381.60 
  
   11 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


